671C

De RETIREHENT BOARD —COHPOS!TE

uUsb AS-OF DATEPAgséiggé
ACCOUNT PGSTTION APPRAISAL ;
ASSET 1D ASSET DESCRIPTION RATE  MATURITY DATE MKT PRICE
UNITS  LOCAL  UNIT CosT TOTAL €OST UNIT PRICE MARKET VALUE X CURR UNREAL 6M/LS
ORIGINAL FACE  BASE  UNIT COST TOTAL COST UNIT PRICE MARKET VALUE X FUND UNREAL BN/LS
75777RAAL  REDHOOD CAP 11 LTD 4860 OLIANDA PRIN AT RISK NT GRLS 144A 3¢7
6154 200.000.00 100.000000 260,000.00 99.576000 199.152.00  0.01 ~843.00
200, 000.00 200, 000,00 199.152.00  0.01 Z84s.00
YANKEE OTHER YANKEE
414737119 BRAZIL(FEDERATIVE REPUBLIC) 3.062 15APRO6 FRN 15APRO6 SER L BEARER
8773 480.000.00 93.625000 449.400.00 65. 375000 313.800.00  0.02 -135, 600,00
415217111 BRAZILCFED REP) 8000 15APR1A 15APRIA USD1000
8773 2.216.538.00 50. 458333 1.1i8.428.1 43250000 1.069.479.58  0.05 -48,948.55
448814HR7  HYDRO QUEBEC 5,300 114AYIL AT
8754 300, 000.00 99.831000 259993.0 115.011810 M5.035.43  0.02 45.542.43
50063PAC7  KOREA TELECOM 7.625 15APRO7 NT
6172 1.500.000.00 95.904000 1.438.560.00 113.605000 1.704.075.00 .09 265,515,00
S11087111 = CROATIA (REP OF) 2.687 31JUL06 FRN BDS 31JUL06
6173 605,808.5 6.125003 582,333.48 99.000000 599.750.45  0.03 17.416.97
593048AX9  MEXICO UNITED MEXICAN STS 1,500 15MAY26 DISC BD
6754 2.455,000.00 131.660489 3°232.265 00 125900000 3.000.845.00 .16 -141,420.00
683078607  ONTARIO HYDRO 5.100 30JANOS GTD NT
6172 1.500.000.00 91.325000 1.369.875.00 113.430717 1.700.460.75 .09 331,585.75
716743AB5 PETRONAS CAP LTD 7.975 22MAY22 EURO ETD NT 144A
6754 410.000.00 99.532000 408.081-20 109.500000 448,950, 02 40.868.80
STATE STREET.
§TiC ¢ RETIREMENT BOARD —COMPOSITE - PAGE: 192
Usd =~"COMPOSITE — AS-OF DATE: 30SEPOZ
ACCOUNT POSITION APPRAISAL
ASSET 1D ASSET DESCRIPTION RATE  MATURITY DATE MKT PRICE
UNITS  LOCAL  UNIT €OST TOTAL €OST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS
ORIGINAL FACE  BASE  UNIT COST TOTAL COST UNIT PRICE MARKET VALUE X FUND UNREAL GR/LS
726255115  XOREA DEPOSIT INS 2.500 11DECOS 2.5PCT 11DECO5 RE6 S
6754 800, 000.00 105250000 §42,000.00 108500000 865.000.00 0.0 26.000.00
10,267, 346.54 9.740,435.81 10.141.3%.21  0.53 400, 960.40
11.507.346.54 11.568,298.21 12194.793.01  0.e4 526.494.80
880.766.549. 22 856,722,974.66 876.843.389.81  46.19 20.120, 415.15
609,071, 838,00 4043

STATE STREET.
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o DC”RETIREHENT BOARD'-COHPOSITE
usb POST

ITE:

6E: 193

PASE:
AS—OF DATE: 30SEPD2

TICKER ASSET 'ID ASSET DESCRIPTION

ITS LOCAL . UNIT COST . TOTAL COST

MARKET . VALUE

K

UN . UNIT PRICE
NOTIONAL PAR  BASE UNIT COST TOTAL COST UNIT PRICE MARKET YALUE X FUND 325%&& g:ftg
OPTIONS
e

OPTIONS MWRITTEN — CALLS

S DOLLAR
85999“945 SWAP OPTION 3M0 LIBOR 050107 5. 5 CALL
68T73 —-27.000,000.000 3.085 0 2.950.00 6.924300
-27. 000 000.00 .
86999X935 SWAP OPTION 3M0C LIBOR P030703 050902 4. 5 CALL T
6773 -~500,000.000 3.125000 -15, 3.307100
-500,000.00
899992975 SHAP OPTION 3MO LIBOR P0157B7 050107 8 65 CALL
6773 —55128o 000088 50000 225 50.00 11.827700

" “32,600,000.000 ~1,075,525.00

-32.600,000.00

-32,600.000.000 -1.075,525.00
-32,600.000.00 -

© =1,075,525.00

~-32,600,000.000
-32,600,000.00

-1,869,561.00

' -16.535.50

EXCRANGE RATE

-603,212.70 :

1.000000
-1,036.611.00
~-910.50

-376.262.70

©=2,489,309.20

~1,413,784.20

—2,489,309.20

-2.489,309.20

~1.413,784.20

~1.413,784.20

STATE STREET.

5671&
‘UsD.

PAGE :
AS—OF DATE: 30SEPO2

194

_TICKER ASSET ID ASSET DESCRIPTION

a0

UNITS . LOCAL UNIT COST. . .. TOTAL COST

. MARKET VAL

. UNIT PRICE VE . UNREAL GN/LS
NOTIONAL PAR  BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL GM/LS
OPTIONS
++

OPTIONS WRIVTEN — PUTS

-~ US DOLLAR

86999N937 SWAP OPTION 3MO LIBOR 050107 7 PUT
—27 000, 000.000 2.137500
27.000.000.00

86999X927 -~ SWAP OPTION 3M0 LIBOR P030695 050902 6.5 PUT
00 2.455000 -12,275.00

6773 -577.125.00 1.705100

6773 ~500,000.
2500. 000. 00

899997967 SWAP OPTION 3M0 LIBOR P015787 050107 6.65 PUT
~5,100,000.000 4.450000 ~226,950.00
~5,100.000.00

-32,600.,000.000
-32.600,000.00 .
-32.600.000.000
+32,800,000,00

~32,600,000.000
-32.600,000.00

'2.886300

6773 2.034300

-816,350.00

. —816.350.00

-816.350.00

EXCHANGE RATE

-460,377.00
-0.02

-14,431.50
0.00

-103,749.30
0.00

-578,557.80
-0.03

-578.557.80
cearnanrses  20:93

~578.557.80
.03

1.000000
116,748.00
-2.156.50

123.200.70
237,792.20
;37.792.20

237.792.20

STATE STREET.
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usb

DC RETIREHEHT BOAR¥ —COHPDSITE
ACCOUNT POSITXON APPRAISAL

URRENCY SUMMARY

PAGE: 1
AS—OF DATE: 30SEP02

(LOCAL) URITS JOTAL COST MARKET YALUE X CURR UNREAL SEC 6N/LS TOTAL UNREAL 6N/LS
(BASE) Dllﬁlnﬁt ;gﬁ! TOTAL COST MARKET VALUE X FURD UNREAL SEC GN/LS  UNREAL CURR 6N/LS TOTAL UNREAL GN/LS
** AUSTRALIAN DOLLAR ** EXCHANGE RATE 1.840455
CASH
724.98 724.98 724.98 0.00 0.00 0.00
400.07 393.92 0.00 0.00 -6.15 -6.15
EQUITIES
1,842, 249.000 17.184,030.89 17,979,556.22 100.00 795,525.33 795,525.33
10,161,749.70 9,769.082.22 0.45 432,243.84 -824.911.32 —392,667.48
TOTALS FOR AUSTRALIAN DOLLAR
1,842,973.98 17.184.755.87 17.980,281.20 100.00 795,525.33 795,525.33
10.162,149.77 9.769.476.14 0.45 432,243.84 ~824,917.47 —392,673.63
STATE STREET.

[ RETIRENEHT B(

JARD -CDHPDSITE

BI1C PAGE: 2
Usd POST AS-OF DATE: 30SEPOZ
ACCOUNT POSITION APPR
CURRENCY  SUMMARY
(LOCAL) UNITS TOTAL COST LVE X CURR UNREAL SEC GN/LS TOTAL UNREAL GN/LS
(BASE)" ORIGINAL FACE TOTAL COST MARKET VAL € X FUND  UNREAL SEC 6N/LS  UNREAL CURR 6N/LS TOTAL UNREAL 6N/LS
NOTIONAL PAR :
*%  CANADIAN DOLLAR ** EXCHANGE RATE 1.586227
CASH
0.59 0.59 0.59  0.00 0.00 0.00
0.39 0.37 0.00 0.00 -0.02 -0.02
EQUITIES
141, 900.000 3.943.249.44 2,800,604.22  100.00 -1,142,645.22 -1.142,645.22
2.608.405.68 1.765.575.94 0.08 -720,354.16 -122.475.58 -842,829.74
TOTALS FOR CANADIAN DOLLAR
141,900.59 3,943.250.03 2.800.604.81  100.00 -1.142.645.22 -1.142,645.22
2.608.406.07 1,765.576.31 0.08 -720,354.16 ~122,475.60 -842,829.76

1 s e v

STATE STREET,
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DC RETIREHENT BOARD —COHPOSITE

ACCOUHT POSITIOl APPRAISAL :
CURRENCY SUMMARY

'  PARE: 3
AS-OF DATE: 30SEPO2

(LOCAL) UNETS. . TOTAL COST " 'MARKET.VALUE = X CURR - UNREAL.SEC EN/LS
(BASE) gg;ggzﬁ{ FACE: TOTAL: €OST ° MARKET VALUE X FUND . UNREAL SEC EN/LS - UNREAL CURR GN/LS ¥o¥ﬁt 3=552t A
% SHISS FRANC EXCHANGE RATE 1.473229
CAsH
163.667.48 163.667.48 163.667.48  0.34 0.00 0.00
109.714.11 111,094.39  0.01 0.00 1.380.28 1.380.28
EQUITIES
545.101.000 ' 49,108,250.35 48.643,914.20  99.66 -464,336.15 -464.336.15
32.141.889.10 33,018,569.55  1.52 -315.182.60 1,191,863,05 876.680,45
TOTALS FOR SNISS FRANC
" 708,768.48 49.271.917.83  48,807.581.68  100.00 ~464,336.15 -464.336.15
’ ' 32,251,603.21 - 33,129.663.94  1.53 -315.102. 60 1,193,243.33 978.060.73

6T1C

Usp:

[14 RETIRENEHTHBOARD —COMPOSITE

OHPOSIT
ACCOUNT POSITION APPRAISAL
CURRENCY: SUMMARY

PAGE: 4
AS-OF DATE: 30SEPO2

(LOCAL): UNLTS JOTAL COST . “MARKET VALUE X CURR UNREAL SEC 6N/LS TOTAL UNREAL GN/LS
(BASE)  ORIGINAL FACE TOTAL €0ST “MARKET. VALVE X' FUND UNREAL SEC GN/LS  UNREAL CURR GN/LS TOTAL UNREAL GN/LS
.. NOTIONAL PAR : >
** [URO CURRENCY ** EXCHANGE RATE 1.011891
> INTERNATIONAL
| cash: :
683,108.31 663,108.31 683,108.31 0.68 0.00 0.00
570,494.43 675.080.92 0.03 0.00 4,586.49 '4,586.49
TOTALS FOR INTERNATIONAL
0.00 0.00 0.00 0.00 0.00
.00 0.00 0.00 0.00 0.00 0.00
>> GERMANY
EQUITIES
483,935.000 24.677,700.56 15,839.996.85  15.69 -8.837.703.71 -8.837.703.71
23,675.218.72 15.653.856.84 0.72 -8,733,849.51 712.487.63 -8,021,361.88
TOTALS FOR GERMANY
483,935.00 24.677.700.56 15.839.996.85  15.69 -8,837,703.71 -8.837.703.71
23.675,218.72 15.653,856.84 0.72 ~8,733,849.51 712,487.63 -8,021,361.88
>> SPAIN
EQUITIES
1.095,005_000 11.886,771.18 7.209,772.98 7.14 -4.676,998.20 -4.676,998.20
11.542.315.52 7.125.049.02 0.33 ~4.622.037.55

:°STATE STREET.




eT1C
vsD

Be nsvxnsnng BOARD —conrosxtsl
ACCOUNT. POSITION APPRAISAL

CURRENCY: SUNMARY: "

PAGE: 5
AS-OF DATE: 30SEPO2

(LOCAL) UNITS TOTAL COST MARKET VALUE - %X CURR UNREAL: SEC GN/LS ;o ~ JOTAL UNREAL GN/LS
(BASE) ORIGINAL FACE TOTAL COST MARKET VALUE X FUND UNREAL' SEC 6N/LS - UNREAL CURR &N/LS TOTAL UNREAL GN/LS
NOTIONAL PAR
TOTALS FOR SPAIN
1,095,005.00 11,886,771.18 7.209,772.98 14 -4,676,998.20 -4.676.998.20
11,542.315.52 7.125,049.02 0.33 -4,622,037.55 204.771.05 —-4,417,266.50
>> FINLAND
EQUITIES
250,387.000 7.398,092.94 3,521,250.15 3.49 -3,876.842.79 -3.876.842.79
6,655,776.69 3,479.871.01 0.16 ~-3.831,284.98 655.379.30 -3.175.905.68
TOTALS FOR FINLAND
250,387.00 7,398,092.94 3.521,250.15 3.49 -3,876.842.79 ~3.876.842.79
6.655.776.69 3,479.871.01 0.16 -3,831,284.98 655,379.30 -3.175,905.68
>> FRANCE
EQUITIES
564. 405.000 29,934,592.41 23.633,304.44 23.41 ~6.301,287.97 -6.301,287.97
29,352,911.45 23,355,583.21 1.08 -6,227,239.86 229,911.62 -5,997,328.24
TOTALS FOR FRANCE
564,405.00 29,934,592.41 23,633,304.44 23.41 ~-6,301,287.97 ~6,301,287.97
29,.352,911.45 23,355,583.21 1.08 -6.227,239.86 229,911.62 -5,997,328.24
>> GREECE
EQUITIES S

§T1C
usp

bC RETIREHEHT BOARD -CO”POSIT(

MP
ACCOUNT POSITION APPRAISAL
CURRENCY. SUMMARY

PABE: 6
AS-OF DATE: 30SEPO2

(LOCAL) UNITS TOTAL COST MARKET VALUE % CURR UNREAL SEC 6N/LS TOTAL UNREAL GN/LS
(BASE) " ORIGINAL FACE TOTAL COST MARKET VALUE X FUND UNREAL: SEC 6N/LS  UNREAL CURR GN/LS TOTAL:UNREAL BN/LS
332.368.78 243,773.29 0.01 -121,975.68 33,380.19 -88.,595.49
TOTALS FOR GREECE
21.600.00 370.098.09 246.672.00 .24 -123,426.09 -123,426.09
332,368.78 243,773.29 0.01 -121,975.68 33,380.19 -88,595_49
5> IRELAND ’
EQUITIES
56.475.000 739.426.22 659,066.25 0.65 -80,359.97 -80.359.97
660,807.06 651,321.39 0.03 -79,415.64 69.929.97 -9,485.67
TOTALS FOR IRELAND
56.475.00 739,426.22 659.066.25 0.65 -80.359.97 -80,359.97
660.807.06 651,321.39 0.03 -79,415.64 69.929.97 -9.,485.67
> ITALY
EQUITIES
921.455.000 8.206,448.45 9.567,982.18 9.48 1.361.533.73 1,361,533.73
8,130,090.24 9,455,546.27 0.44 1.345,533.99 -20,077.96 1,325.456.03
TOTALS FOR ITALY
921,455.00 8.206,448.45 9.567,982.18 9.48 1.361,533.73 1,361.533.73
8.130.090.24 9.455,546.27 0.44 1.345.533.99 -20.077.96 1.325.456.03

>> LUXEMBOURGE
EQUITIES

STATE STREET.
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DC RETIREHENT”BDARU*

OMPOSITE -~

POSITE.
ACCOUNT POSITIOI APPRAISAL.~ -

CURRENCY SUMMARY

T pAREs g
AS-OF DATE: 30SEPOZ

- UNREAL SEC GN/LS :

-t e 15 0 e

(LOCAL) UNITS TOTAL COST - :. MARKET VALUE % CURR | Do TOT
(BASE)  ORIGINAL FACE TOTAL COST MARKET VALVE X FUND UNREAL SEC 6N/LS  UNREAL CURR 6N/LS: ‘1 “"REAL g:;tg
NOTIONAL PAR .
230,297.57 102.283.74 0.00 ~154,998.41 26,984.58 -128,013.83
.TOTALS FOR LUXEMBOURG
20,700.00 260, 341.50 103,500.00 0.10 ~156,841.50 ~156,841.50
230,297.57 102,283.74 0.00 -154,998.41 26.984.58 -128,013.83
>> NETHERLANDS
EQUITIES
1.774.291.000 43,794.098.24 25.281.061.42 = 25.04 ~18,513,036.82 ~18.513,036.82
42,537,244.58 24,983,976.95 1.15 -18,295,485.21 742,217.58 -17.553,267.63
TOTALS FOR NETHERLANDS
1,774.291.00 43,794,098.24 25.281.061.42  25.04 . -18,513.036.82 ~18.513,036.82
42.537.244.58 24,983,976.95 1.15 ~13.2§5.405.21‘ 742,217.58 -17,553.267.63
>> PORTUSAL
EQUITIES
355,800.000 865,890.89 _537.258.00 0.53 -328.632.89 -328,632.89
779.637.28 530,944.54 0.02 ~324,771.04 76,078.30 -248.692.74
TOTALS FOR PORTUSAL
355,800.00 865,890.89 537,258.00 0.53 ~328,632.89 -328.632.89
779.637.28 530.944.54 0.02 —-324.771.04 76,078.30 —248,692.74
>> GERMANY
FsED 1ucon STATE STREET.
611 3 nzrxnéﬁEuT'BoAun ¢c6§5051rz PAGE:
Usd AS-OF DATE. 365£P02
ACCOUNT POSITIOH APPRAXSAL
RRENCY SUNMR
(LDCAL) ONITS TOTAL €OST MARKET VALUE % CURR . UNREAL..SEC 6N/LS TOTAL UNREAL GN/LS
(BASEY ORIGINAL FACE TOTAL COST MARKET VALUE X FUND UNREAL SEC 6N/LS ‘UNREAL . CURR GN/LS. - TOTAL UNREAL 6H/LS
NOTIONAL PAR
13,188,796.51 13,496.760.03 0.62 100,366.39 207.597.13 307,963.52
TOTALS FOR GERMANY
13,000, 000.00 13,555,690.15 13.657.250.00  13.53 101,559.85 101,559, 85:
. 13,188,796.51 13,496,760.03 0.62 1100, 366.39 207,597.13 307,963.52
>> INTERNATIONAL .
FIXED INCOME
21.000.00 22.606.06 21.945.00 0.02 -661.06 -661.06
20,570.23 21.687.12 0.00 -653.29 1,770.18 1,116.89
TOTALS FOR INTERNATIONAL
21,000.00 22.606.06 21,945.00 0.02 -661.06 -661.06
20,570.23 21,687.12 0.00 -653.29 1.770.18 1.116.99
TOTALS FOR EURO CURRENCY
19,248,161.31 142,394,865.00 100,962,167.58 100.00 -41,432,697.42 -41,432,697.42
137.776,529.06 99,775.734.33 4.59 -40.945,.810.79 2.945,016.06 ~38.000,794.73




6T1C
usD

DC RETIREHEKT BOARD -COHPOSITE
ACCOUNT POSITIOI APPRAISAL

CURRENCY' SUMMARY

- PASE: 9
AS—OF DATE: 30SEPOD2

(LOCAL) UNITS JOTAL COST MARKET YALUE ° X CURR UNREAL SEC GN/LS TOTAL UNREAL 6N/LS
(BASE) ORIGagﬁt EQSE TOTAL- €COST MARKET VALUE X FUND UNREAL SEC GN/LS ~ UNREAL CURR GN/LS . TOTAL UNREAL 6N/LS
** POUND STERLING ** EXCHANGE RATE 0.635890
CASH
50.650.39 50,.650.39 50,650.39 0.11 0.00 0.00
78,559.17 79,652.75 0.00 0.00 1.093.58 1.093.58
EQUITIES
14,125,112.000 56,640,973.29 46,368,683.40 101.01 ~-10,272,289.89 -10,272,289.89
94,859,688.89 72,919,346.74 3.36 -16,154,193.16 4.213,851.01 -11,940,342.15
FIXED INCOME SHORT SELLS
~-410,000.00 —-484,162.64 -515.124.00 -1.12 -30,961.36 ~30.961.36
~758,500.58 -810,083.51 —0.04 -48,689.80 -2,893.13 ~51,582.93
TOTALS FOR POUND STERLING
13,765.762.39 56,207.461.04 45,904,209.79 100.00 -10,303,251.25 ~10,303,251.25
84,179,747.48 72,188,915.98 3.32 -16,202.882.96 4,212,051.46 -11,990,831.50

STATE STREET.

6T1C
Usb

[13 RETIRENE%T BOARD —COHPOSITE
ACCOUNT POSITION APPRAISAL

CURRENCY SUMMARY

PAGE: 10
AS-OF DATE: 30SEPD2

(LOCAL) UNITS TOTAL COST MARKET YALUE %X CURR UNREAL SEC 6N/LS TOTAL UNREAL GN/LS
(BASE) ORIGINAL FACE TOTAL COST MARKET VALUE X FUND UNREAL SEC GN/LS  UNREAL CURR 6N/LS TOTAL UNREAL 6N/LS
NOTIONAL PAR
** HONG KONG DOLLAR *+ EXCHANGE RATE 7.799568
CASH
133.087.86 133,087.86 133,087.86 0.30 - 0.00 0.00
17,063.61 17.063.49 0.00 0.00 -0.12 =-0.12
EQUITIES
10,980,100.000 88,341,319.86 64,075,175.00 145, 44 -24.266.144.86 ~24,266,144.86
11,340.145.60 8,215,221.02 0.38 -3,111,216.53 -13,708.05 -3.124,924.58
FIXED INCOME SHORT SELLS
~210.000,000.00 0.00 -20,152,291.50 -45.74 -20,152,291.50 ~20.152,291.50
0.00 ~2,583,770.22 -0.12 -2,583.770.22 0.00 -2,583.770.22
FIXED INCOME
210,000,000.00 0.00 0.00 0.00 0.00 0.00
0.00 0.00 0.00 0.00 0.00 0.00
TOTALS FOR HONG KONG DOLLAR
11,113,187.86 88,474,407.72 44,055,971.36 100.00 -44,418,436.36 -44,418,436,36
11,357,209.21 5.648,514.29 0.26 -5.694,986.75 -13.708.17 -5,708,694.92

STATE STREET.




6TIC
uUsp

RD
—. COMPOSIETE;
ACCOUNT&PDS 10 _AP RAISAL

CURRENCY:

T . PAGEsT 11
AS-OF DATE: 30SEPD2

MARKET: VALUE - UNREAL::SEC GN/LS

(LOCAL)-.UNITS . - JOTAL COST : !.CURR . TJOTAL: UNREA!
(BASE) . ag%gs::t ;ﬁgi . TOTAL COST . - MARKET VALUE - FU»D : UNREAE :SEC GN/LS UNREAL CURR GNILS TOTAL UIREA& g:‘tg
** INDONESIAN RUPIAR. **. EXCHANGE: RATE 8993.997202
CASH
132.15 132.15 132.15 :100.00 " v 0.00 .. 0.00
0.00 - 0.01 - 0.00 - 0.00 0.01 0.01
TOTALS FOR INDONESIAN RUPIAM
132.15 132.15 - 132.15 ~100.00 . - 0.00 0.00
0.00 0.01 - 0.00 :: - 0.00 . 0.01 0.01
3§ beC RETIREHENT BOARD = E
usp H AS—-OF DATE' 305[?02
ACCOUKT POSITION’AFP
CURREHCY ‘SUMMARY: -
{LOCAL). UNITS p TOTAL COST MARKET: VALUE /X .CURR :: . UNREAL: SEC 6N/LS TAL :UNREAL GN/LS
(BASE) DR!BINAL FACE TOTAL .COST ‘MARKET YALUE  X: FUND ::° ‘UNREAL: SEC 6N/LS ¢

IONAL PAR

UNREAL CURR GN/LS.: TOTAV_UNREAL 6N/LS

T*%  JAPANESE YEN **
CASH

12,107,014.00
99,857.36
EQUITIES

2,332.279.000 6,903,459,516.00
60,072,171.05

FIXED INCOME SHORTY SELLS

—1.860,000,000.00 0.00
0.00
FIXED INCOME

1.860,000,000.00 0.00
0.00
TOTALS FOR JAPANESE YEN

14,439,293.00 6.915,566,.530.00

60.171,028.41

12,107,014.00 -

5,321.718,250.00 99.98
- 43,713.784.70 2.02

~11,078,520.00 -0.21

5,322.746,744.00
43,722,232.97 2.02

12.107,014.00 0.23 ~- ... 0.00-
0.00 - 0.00.:

99,449.71

-11,078,520.00

—91.001.44 0.00 ~91,001.44
0.00 0.00 0.00
0.00 0.00 0.00

100.00 -1,592,819,786.00

~13,083,778.20

-1,581,741,266.00 .
:=12,992,776.76 *:

EXCHANGE ‘RATE . '121.740048

0.00

592.35 592.35
-1,581,741,266.00

-3,365.609.59 -16.358,386.35
-11,078,520.00

0.00 -91,001.44

0.00

0.00 0.00

-1,592,819,786.00

-3,365,017.24 —16,448,795.44

STATE STREET.




§IIC. -
T

DC RETIREHENE"BOARD —COHPDSITE

ACCOUNT POSITION APPRAISAL
CURRENCY: SUMMARY:

PAGE: 13
AS—OF DATE: 30SEPD2

(LOCAL) UNITS TOTAL COST MARKET YALUE : X CURR UNREAL SEC 6N/LS TOTAL UNREAL 6N
BASE) Onl?ézﬁt ;:SE TOTAL COST - MARKET VALUE < X' FUND UNREAL SEC G6N/LS fiuNkEAL CURR &N/LS TOTAt UNREAt GN’tg
*% MEXICAN PESO - ** EXCHANGE RATE 10.229493
CASH
711.53 711.53 711.53 100.00 0.00 0.00
69.63 69.56 0.00 0.00 ~0.07 -0.07
TOTALS FOR MEXICAN PESO
711.53 711.53 711.53 100.00 0.00 0.00
69.63 69.56 0.00 0.00 -0.07 -0.07
. STATE STREET.
671C - pC RETIREHENT BOARD -COHPOSITE - PAGE: 14
usD AS—OF DATE: 30SEPO2
ACCDUNT POSITION APPRAISAL
CURRENCY: SUMMARY
(LOCAL) UNITS . - TOTAL COST MARKET VALUE % CURR UNREAL SEC GN/LS TOTAL UNREAL GN/LS
(BASE) ORIGINAL FACE TOTAL COST - MARKET VALUE X FUND UNREAL SEC 6N/LS UNREAL CURR GN/LS TOTAL UNREAL GN/LS

NOTIONAL PAR

* - NORNEGIAN KRONE - **
EQUITIES

4,990,513.28
546,880.84

57,500,000

TOTALS FOR NORWEGIAN KRONE

57,500.00 4,990,513.28

546,880.84

4,027,500,00 100.00 -963,013.28
543.460.08 0.03 -129,946.44
4,027,500.00 100.00 -963.013.28
543,460.08 0.03 ~129,946.44

EXCHANGE RATE

126,525.68

126,525.68

7.410848

-963,013.28
-3.420.76

-963,013.28
~-3.420.76

STATE STREET.




-
D B

“"DC RETIREMEN

T PABE:. 15
AS-OF DATE: 30SEP02

(LOCAL)- UNITS - "

TJOTAL COST .

MARKET. VALUE

+ % CURR

s --i UNREAL: SEC 6N/LS : TA
(BASE) 351?5::{ ;ggs Lan s TOTAL COST ° .MARKET YALUE “X FUND ' UNREAL SEC GN/LS . UNREAL CURR 6N/LS:. ToTAt 82252% g:ftg
#* NEW ZEALAND.DOLLAR *+* . EXCHANGE: RATE 2.132201
CASH
0.07 0.07 0.07 100.00 0.00 . 0.00
; 0.03 0.03 . 0.00 0.00 0.00 0.00
TOTALS FOR NEW ZEALAND DOLLAR
0.07 0.07 0.07 - 100.00 0.00 0.00
. 0.03 0.03 . 0.00 0.00 0.00 0.00
STATE STREET.

"6T1C

usp

N PAGE: 16
AS—OF DATE: 30SEPO2

JOTAL COST

MARKET: YALUE

(LocAL) UNITS <X, CURR UNREAL: SEC 6N/LS - o JOTAL UNREAL GN/LS
(BASE) gnxsgzg{ gkgz‘ _TOTAL COST ~ " MARKET. YALUE "X FUND " UNREALSEC 6N/LS = UNREAL CURR 6N/LS TOTAL UNREAL GN/LS
** SHEDISH KRONA ** EXCHANGE RATE 9.272479
CASH
287.20 287.20 287.20 .. 0200 0.00 : - _ 0.00
30.67 30.97. ... 0.00 0.00 0.30 0.30
EQUITIES
141,170.000 36.927,333.59 24,053,817.90  100.00 -12.873,515.69 -12,873.515.69
3.914.343.40 2.594,108.63 0.12 ~1,388,357.49 68,122.72 -1,320,234.77
TOTALS FOR SWEDISH KRONA
141.457.20 36,927.620.79 24,054,105.10  100.00 -12.873.515.69 -12,873.515.69
3.914,374.07 2.594.139.60 0.12 66.123.02 -1,320,234.47

-1.388.357.49

STATE STREET.




6T1C
usb

DC RETIREHENT

———

Hggkib ~COMPOSITE
ACCOUNT POSIT

AISAL

CURRENCY SUHHARY

PASE: 17
AS~OF DATE: 30SEPO2

(LOCAL) UNITS TOTAL €OST HARKET VALUE % CURR - UNREAL SEC GN/LS TOTAL UNREAL GR/LS
(BASE) Uﬂlﬁézﬁt ;:gf TOTAL COST MARKET YALUE % FUND UNREAL SEC 6N/LS UNREAL CURR GN/LS TOTAL UNREAL &6N/LS
+% SINGAPORE DOLLAR ** EXCHANGE RATE 1.777248
CASH
0.49 0.49 0.49  0.00 0.00 0.00
0.28 0.28 0.00 0.00 0.00 0.00
EQUITIES
-1.021,000.000 2.733.464.56 1.810,880.00 100.00 -922,584.56 -922,584.56
1.540,999.17 1.018,923.64 0.05 ~519,108.51 -2.967.02 -522.075.53
TOTALS FOR SINGAPORE DOLLAR
1.021.000.49 2.733.465.05 1.810.880.49  100.00 -922,584.56 -922.584.56
1.540,999.45 1,018.923.92  0.05 -519,108.51 -2,967.02 -522,075.53
STATE STREET.

BTIC
Usd

B¢ RETIREHEH;HBOARD -COHPDSITE
ACCOUNT POSITION APPRAISAL

CURRENCY SUMMARY

. PAGE: 18
AS—OF DATE: 30SEP02

(LOCAL) UNITS TOTAL COST MARKET VALUE X CURR UNREAL SEC GN/LS TOTAL UNREAL 6N/LS
(BASE) gglssu:t ;ggi TOTAL COST MARKET VALUE X FUND UNREAL SEC 6N/LS  UNREAL CURR 6N/LS TOTAL UNREAL 6N/LS
**  THAILAND BAHT ** EXCHANGE RATE 43.260015
CASH

377.74 377.74 377.74 100.00 0.00 0.00
) ’ 9.76 8.73 0.00 0.00 -1.03 ~1.03

TOTALS FOR THAILAND BAHT
377.74 377.74 377.74 100.00 0.00 0.00
9.76 8.73 0.00 0.00 ~1.03 ~1.03

STATE STREET.

P



6T1C
usd

' DC RETIREHENE BOARD -COMPOS!TE

ACCOUNT. POSITION. APPRAISAL.
CURREHCY . SUMHARY. -

o PAGE: 19
AS-OF DATE: 30SEPO2

- .. TOTAL. COST

UNREAL SEC EN/LS -

(LOCAL) UNITS MARKET VALUE ',z»cunn TOTA
(BASE) Dllglak{ ;:SE ~ TOTAL COST MARKET VALUE.. "X FUND .. UNREAL SEC SRILS_, UHREAL ‘CURR 6N/LS TO;AE gggskt g:itz
** US DOLLAR ** EXCHANGE RATE 1.000000
CASH
17.940.65 17.940.65 17.940.65° 0.00 0.00 0.00
17,940.65 17.940.65 0.00 0.00 0.00 0.00
CASH EQUIVALENTS
217,732,801.90 217,666.993.52 217.687,339.40  11.47 20,345.88 20.345.88
217,666,993.52 217,687,339.40  10.04 20,345.88 0.00 20.345.88
EQUITIES
121,039,132.981 941,376,577.71 807,003,527.87  42.51 ~134,373,049.84 -134,373,049.84
, 941,376.577.71 807.003,527.87  37.21 -134,373,049.84 0.00 -134,373,049.84
FIXED INCOME
952, 266,549.22 857.554.940.66 881,966,298.01 - 46.46 24,411,357.35 24,411,357.35
609,071,838.00 857,554, 940.66 881,966,298.01°  40.67 24.411,357.35 0.00 24.411,357.35
FIXED INCOME SHORT SELLS )
-71.500, 000.00 -831.966.00 -5.122,908.20  -0.27 ~4.290.942.20 ~4,290, 942,20
-831.966.00 -5,122.908.20  —0.24 -4.290,942.20 0.00 -4,290,942.20
OPTIONS WRITTEN — CALLS
~32.600.000.000 -1.075,525.00 -2,489,309.20 -0.13 -1,413.784.20 -1,413,784.20
~32,600,000.00 - - ~1,075.525.00 -2,.489,309.20 -0.11 -1,413,784.20 3,784.20
OPTIONS WRITTEN — PUTS STATE TREET.
T BT1C ' nc RETIREHEII BDARD ~COMPOSITE PAGE: 20
uso ACCOUNT POt TON APPRALSAL AS-OF DATE: 305EPOZ
RENCY: SUMMARY
(LOCAL) UNITS _JOTAL COST .. - .MARKEY VALUE X CURR UNREAL SEC GN/LS TOTAL UNREAL GN/LS
(BASE) °nle1=ﬁt ;:g: TOTAL €OST . " MARKET YALUE ~ *X FUND UNREAL ‘SEC GN/LS: UNREAL CURR GN/LS TOTAL UNREAL 6N/LS
-32.600,000.000 -816.350.00 ~578,557.80  -0.03 237.792.20 237,792.20
-32.600.000.00 ~816.350.00 ~578,557.80  -0.03 - 237.792.20 0.00 237,792.20
TOTALS FOR US DOLLAR
- 1.154.356.424.75 2,013,892,611.54 . 1.898.484,330.73 100.00 -115.408,280.81 - ~115,408.260.81
-6 5'zoo'ooo 00 2.013,892,611.54  1,608,484.330.73 '87.54 -115,408,280.81 0.00

~115,408,280.81
= e e o s e e e

STATE STREET.




6T1C DC RETIREMENT. BOARD ~COMPOSITE PAGE: 1
usp [ D — AS~OF DATE: 30SEPO2
ACCOUNT POSITION APPRAISAL
ASSET SUMMARY
CURRENCY TOTAL COST MARKET VALUE = X FUND UNREAL SEC 6N/LS  UNREAL CURR 6N/LS TOTAL UNREAL 6N/LS
CASH
US DOLLAR
17.940.65 17,940.65 0.00 0.00 0.00 0.00
AUSTRALIAN DOLLAR
400.07 393.92 0.00 0.00 -6.15 -6.15
CANADIAN DOLLAR
0.39 0.37 0.00 0.00 -0.02 -0.02
SWISS FRANC
109,.714.11 111,094.39 0.01 0.00 1,380.28 1.380.28
EURO CURRENCY
>> INTERNATIONAL
670,494.43 675,080.92 0.03 0.00 4,586.49 4,.586.49
TOTALS FOR EURO CURRENCY
670,494.43 675,080.92 0.03 0.00 4,586.49 4,586.49
POUND STERLING
78,559.17 79.652.75 0.00 0.00 1,093.58 1,093.58
HONG KON6 DOLLAR
17,063.61 17.063.49 0.00 0.00 -0.12 -0.12
INDONESIAN RUPIAH
0.00 0.01 0.00 0.00 0.01 0.01
JAPANESE YEN
98,857.36 99,449.71 0.00 0.00 592.35 592.35
MEXICAN PESO
69.63 69.56 0.00 0.00 -0.07 ~0.07
NEW ZEALAND DOLLAR
0.03 0.03 0.00 0.00 0.00 0.00
SWEDISH KRONA
30.67 30.97 0.00 0.00 0.30 0.30
SINGAPORE DOLLAR
0.28 0.28 0.00 0.00 0.00 0.00
THAILAND BAHT
9.76 8.73 0.00 0.00 -1.03 -1.03
TOTALS FOR CASH
993,140.16 1.000,785.78 0.05 0.00 7.645.62 7.645.62
6T1C DC RETIREMENT BOARD —-COMPOSITE PAGE: 2
s — — AS-OF DATE: 30SEPO2
ACCOUNT POSITION APPRAISAL
ASSET SUMMARY
CURRENCY TOTAL COST MARKET VALUE X FUND UNREAL SEC 6N/LS  UNREAL CURR G6N/LS TOTAL UNREAL GN/LS
CASH EQUIVALENTS
US DOLLAR
217.666,993.52 217,687,339.40 10.04 20.345.88 0.00 20,345.88
TOTALS FOR CASH EQUIVALENTS
217.666,.993.52 217,687,339.40 10.04 20,345.88 0.00 20,345.88

STATE STREET.

/n‘“vw
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6TIC Lo
Usp.

bcqnsrxngnsur»noAngzjconPQSIT;
ACCOUNT POSITION: APPRAISAL
" ASSET SUMMARY

S PAGEr: 3
AS-OF DATE: 3055??2

_CURRENCY.

UNREAL SEC 6N/LS.

-210,317.465.54

TOTAL COST ... - MARKET. VALUE . X: FUND . UNREAL CURR 6N/LS TOTAL UNREAL SN/LS
EQUITIES
AUSTRALIAN DOLLAR ’
10.161.749.70 9,769,082.22 0.45 432,243.84 -824,911.32 —392,667.48
CANADIAN DOLLAR - .
SHISS FRANC 2,608,405.68 1,765,575.94 0.08 ~720.354.16° -122,475.58 -842,829.74
32,141.889.10 33.018,569.55 1.52 .. -315,182.60 1.191.863.05 876,680.4
EURO_CURRENCY . . . >
>> GERMANY . - . ; ! . -
i 23,675.218.72 15,653,856.84 0.72 ~8,733,849.51 712,487.63 -8,021,361.88
EURO ﬁg:RENCY : X ) +. 80
11,542,315.52 - 7.125,049.02 0.33 -4,622,037.55 . 204,771.05 —4.417,266.50
EURO CURRENCY :
>> FINLAND .
’ 6.655,776.69 3,479.871.01 0.16 ~3.831,284.98° 655,379.30 -3.175,905.68
EURO CURRENCY
>> FRANCE )
29,352,911.45 23,355.583.21 1.08 -6,227.239.86 229,911.62 -5.997,328.24
EURO CURRENCY
>> GREECE : :
332,368.78 243.773.29 0.01 -121,975.68 33.380.19 ~88,595.49
EURO CURRENCY
>> IRELAND
660,807.06 651,321.39 0.03 —79.415.64 69,929.97 -9,485.67
EURO_CURRENCY ’
>> ITALY \
8.130,090.24 9,455,546.27 0.44 1,345,533.99 ~-20.077.96 1,325,456.03
EURO CURRENCY ’ .
>> LUXEMBOURS
230,297.57 102,283.74 0.00 -154,998.41 26.984.58 -128,013.83
EURO CURRENCY
>> NETHERLANDS
42.537,244.58 24,983.976.95 1.15 —18,295,485.21 742.217.58 -17,553,267.63
EURO CURRENCY
>> PORTUGAL
779.637.28 530,944.54 0.02 -324,771.04 76.078.30 ~248,692.74
TOTALS FOR EURO CURRENCY
123,896,667.89 85.582,206.26 3.95 ~41,045.523.89 2,731,062.26 —-38,314,461.63
POUND STERLING
84,859,688.89 72,819,346.74 3.36 —-16,154,193.16 - 4,213,851.01 —11,940,342.15
HONG KONG DOLLAR
11,340.145.60 8,215,221.02 0.38 ~3,111,216.53 5 ~3,124,924.58
JAPANESE YEN
60.072,171.05 43.713,784.70 2.02 -12,992.776.76 9 ~-16,358,386.35
NORMEGTAN KRONE 546,880.84 543.460.08 0.03 129,946.44 8
SWEDISH KRONA STATE Sm
.GT1C e RETIRE”EIT BOARD -CDHPDSITE PAGE: 4
- USD - CONPOSITE AS-OF DATE: 305EPO2
’ ACCOUNT POS!TXDI APPRAISAL
ASSET SUMMARY.
CURRENCY TOTAL COST - _ PARKET VALUE X FUND UNREAL SEC G6N/LS- . .UNREAL CURR 6N/LS TOTAL UNREAL GN/LS
US DOLLAR 1,540,999.17 1,018,923.64 0.05 -519,108.51 -2,967.02 -522,075.53
941,376.577.71 807.003,527.87 37.21 ~134,373.049.84 0.00 - -134,373,049.84
TOTALS FOR EQUITIES
1,272,459,519.03 1,066,143,806.65 49.16 4,001,753.16 -206,315,712.38

STATE STREET,




6T1C DC RETIREMENT BJARD.-COﬁboslTE PAGE: 5§
Usp L DSITE — AS—OF DATE: 30SEPO2
ACCOUNT POSITION APPRAISAL
ASSET SUMMARY
CURRENCY TOTAL COST " MARKET VALUE = X FUND UNREAL SEC GN/LS UNREAL CURR GN/LS TOTAL UNREAL GN/LS

FIXED INCOME

EURO_CURRENCY
>> GERMANY

EURC CURRENCY
>> INTERNATIONAL

13.188.796.51

20.570.23
TOTALS FOR EURO CURRENCY
13,209,366.74
HONG KONG DOLLAR
0.00
JAPANESE YEN
0.00

US DOLLAR
. 857,554,940.66

TOTALS FOR FIXED INCOME

870.764,307.40

13,.496.760.03 = 0.62 100.366.39 -
21,687.12 0.00 -653.29
13,518,447.15 0.62 99,713.10
0.00 0.00 0.00

0.00 0.00 0.00

881,966,298.01 40.67 24.411,357.35

895,484,745.16 41.29 24,511,070.45

207.597.13

1.770.18
209.367.31
0.00
0.00
0.00

209,367.31

307.963.52

1,116.89
309.080.41
0.00

0.00
24.411.357.35

24,720,437.76

s s bt e

STATE STREET.

§71C ‘DC RETIREMENT BOARD.—tDHPOSITEv PAGE: 6
usp . = COMPOSITE — AS-OF DATE: 30SEPO2
ACCOUNT POSITION APPRAISAL
ASSET SUMMARY
CURRENCY TOTAL COST MARKET VALVE % FUND UNREAL SEC 6N/LS  UNREAL CURR 6N/LS TOTAL UNREAL 6N/LS
FIXED INCOME SHORT SELLS
POUND STERLINE
-758.500.58 -810,083.51 -0.04 -48,689.80 -2.893.13 -51,582.93
HONG XONG DOLLAR :
0.00 -2,583,770.22 -0.12 -2,583,770.22 0.00 -2.583.770.22
JAPANESE YEN
0.00 -91.001.44 0.00 -91,001.44 0.00 - -91,001. 44
US DOLLAR
-831,966.00 -5,122,908.20 —0.24 -4,290,942.20 0.00 -4,290,942.20
TOTALS FOR FIXED INCOME SHORT SELLS
-1.590,466.58 -8,607,763.37 ~0.40 ~7.014,403.66 ~2.893.13 -7.017,296.79

. STATE STREET.

{T’f\
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“

eT1C . -

NTBOARD-<CONPOSITE

: ; Co o PABEE Y
Us ) COMPOSITE — - :
. COUN F. ROSITION:APPRAISAL - AS-OF DATE: 305:"0'2 E
“ASSET -SUMMARY. -
CURRENCY . ... o TOTAL COST - .~ - MARKET. VALUE ~X°FUND - UNREAL SEC GN/LS-: UNREAL CURR EN/LS- TOTAL UNREAL EN/LS
OPTIONS WRITTEN — CALLS
US DOLLAR ) : .
-1,075,525.00 ~2,.489,309.20  -0.11 -1.413,784.20 0.00 ~1,413,784.20
TOTALS FOR OPTIONS WRITTEN —- CALLS '
-1,075,525.00 ~2,489,309.20  -0.11 -1.413,784.20 0.00 ~1,413,784°20
e reeas2 22820
STATE STREET.
ETIC DC RETIREMENT .BOARD. —COMPOSITE "~ PAGE: 8
HE —. COMPOSITE ~— AS-OF DATE: 30SEP02
ACCOUNT .POSITION APPRAISAL
ASSET SUMMARY
CURRENCY. - . i S TOTAL COST MARKET: VALUE. X FUND - UNREAL SEC GN/LS - -UNREAL: CURR GN/LS TOTAL UNREAL 6N/LS
OPTIONS WRITTEN — PUTS
US DOLLAR
-816,350.00 -578.557.80  —0.03 237,792.20 0.00 237.792.20
TOTALS FOR OPTIONS WRITTEN — PUTS
-816,350.00 -578,557.80  -0.03 237.792.20 0.00 237.792.20

. STATE STREET.




6T1C

T T

UNITS
ORIGINAL FACE
NOTIONAL PAR

DC RETIREMENT BOARD —COMPOSTTE - PAGE: - 1
Usd = COMPOSITE ~= AS-OF DATE: 30SEPO2
ACCOUNT POSITION APPRAISAL
FUND' SUHMARY
UNITS . TOTAL COST ;- MARKET VALVE % FUND UNREAL SEC GN/LS UNREAL CURR GN/LS TOTAL UNREAL 6N/LS
ORIGINAL FACE . o . : -
NOTIONAL PAR
CASH
13.157,703.44 993,140.16 1.000,785.78  0.05 0.00 7.645.62 7.645.62
CASH EQUIVALENTS
217.732.801.90 217,666,993.52 217.687.330.40  10.04 20.345.88 0.00 20.345.69
EQUITIES
157,769.506.981  1,272.459.519.03  1,066,143,806.65  49.16 ~210,317,465.54 4.001.753.16  -206,315,712.38
FIXED INCOME
3.035.287.549.22 870,764,307. 40 895.484.745.16  41.29 24,511.070.45 209,367.31 24,720,437.76
609,071,838, 00
FIXED INCOME SHORT SELLS
~2,141,910.000. 00 ~1.590.466.58 -8,607,763.37  -0.40 -7.014,403.66 -2,893.13 -7.017.296.79
OPTIONS WRITTEN — CALLS
-32,600, 000, 000 -1,075,525.00 -2,489.309.20  —0.11 -1,413,784.20 0.00 -1,413,784.20
232.500.000. 00
OPTIONS WRITTEN — PUTS
-32,600, 000, 000 -816.350.00 -578,557.80  —0.03 237,792.20 0.00 237,792.20
235,600.000. 00
1
~= FUND TOTAL —
1.216,837.651.54  2.358.401.618.53  2,168,641.046.62  100.00 -193,976.444.87 -189,760.571,91
60907183800
26520000000 ( S
TATE STREET.
i BC RETIREMENT BOARD —COMPOSITE PAGE: 2
Usd T TE — AS—OF DATE: 30SEP02
ACCOUNT POSITION APPRAISAL
FUND" SUMMARY: -
TOTAL COST MARKET VALUE X FUND - UNREAL SEC 6N/LS  UNREAL CURR GN/LS

TOTAL UNREAL 6N/LS

STATE STREET.
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6T1C _;»" ;}: o o T DC RETIREHEHT BOA?D —COHPOSITE e e

AS-OF DATE, MiGécnos
ACCOUNT Posxrxon APPRAISAL : 305ERO2

THIS IS A COHPOSITE REPORT FOR-
\

8701 “D.c. RETIREMENT BOARD
6710 P.C. RETIREMENT BOARD )
6124 'D.€. RETIREMENT BOARD
6T30 D.C. RETIREMENT BOARD
6T44 DC RETIREMENT BOARD
T gT49 DC RETIREMENT BOARD
6T54 D. C. RETIREMENT BOARD
6769 THE DISTRICT RETIREMENT SYS R
770 "D.C. RETIREMENT BOARD ER ’
¢ D.C. RETIREMENT BOARD
6172 DC RETIREMENT BOARD
6173 DC RETIREMENT BOARD
6174 D.C. RETIREMENT BOARD
6176 D.C. RETIREMENT BOARD
STATE STREET.
)
3}.’} = - - —De 'R,ETIR_E:-ELE"I)’": ) j?{ﬁﬂ"”””‘ i S ——— “’AIS_OF D.A»'E:Aggéﬂ;og
ACCOUNT POSITION APPRAISAL

ASSET ID  ASSET DESCRIPTION . _RATE-  MATURITY DATE - MKT PRICE

, UNITS. _LOCAL - UNIT. COST . TOTAL COST UNLT PRICE . PARKET WALUE % CURR UNREAL GN/LS
- ORIGINAL FACE' ~ BASE - _ UNIT COST .. - TOTAL COST __UNIT PRICE SUOMAR KET VAL X FUND .. UNREAL BN/LS

CASH

L ansd
Us_DOLLAR . : : EXCHANSE RATE 1.000000
6710 1.366.27 1.000000 1,366.27 1.000000 1,366.27 0.00 0.00
6773 32.806.98 1:000000 32.806.98 1.000000 32.906.98 0.00 0.00
6176 -16.232.6 1.000000 ~16.232.60 1.000000 - -16.232.60 0.00 0.00
17.940.65- 17.940.65 ' 17.940.65 ..0.00 .. 0.00

STATE STREET.




eTIC Be Rsrxneﬁsuf;ibiiﬁ'—Eanposzrz ) PAGE: 3
AS-OF DATE: 30SEP02
ACCOUNT POSITION APPRAISAL
ASSET 1D ASSET DESCRIPTION RATE  MATURITY DATE MKT PRICE
UNITS  LOCAL  UNIT COST TOTAL COST UNIT PRICE MARKET VALUE X CURR UNREAL GN/LS
ORIGINAL FACE  BASE  UNIT COST TOTAL COST URIT PRICE MARKET VALUE % FUND UNREAL GN/LS
CASH
Eannd
AUSTRALIAN DOLLAR EXCHANGE RATE 1.840455
6744 715.16 1.000000 715.16 1.000000 715.16  0.00 0.00
0.551877 39468 0.543344 388.58  0.00 -6.10
6174 9.82 1.000000 9,82 1 9.32  0.00 0.00
0.548880 5.39 0.543344 534 0.00 -0.05
724.98 724.98 724.98  0.00 0.00
40007 393292 0.00 -6.15
CANADIAN_DOLLAR EXCHANGE RATE 1.586227
aTA4 0.59 1.000000 0.59 1.000000 0.59  0.00 0.00
0.661017 0,39 0.630427 0,37  0.00 -0.02
0.59 0.59 0.59  0.00 0.00
0.39 0.37  o.o0 -0.02
SHISS FRANC EXCHANGE RATE 1.473229
6T44 125,439.48 1.000000 125,439.48 1.000000 125.439.48  0.26
0.670070 84,053 29 0.678781 85145.95  0.00 1,009, 55
8774 38.228.00 1.000000 38.228.00 1.000000 38.228.00  0.08 9.0
0.671257 257660.82 0.678781 25.048.44  0.00 207799
163.667.48 163.667.48 163.667.48  0.34 0.00
109.71411 11109438  0.01 1.380.28
EURD_CURRENCY GE RATE 1.011891
>> INTERNATIONAL
REARRRANRAAAR SI:ATE SIREE'I:
BT1C e nsvxnsn:ut BOARD —COMPOSTTE —PABE: 4
Ush AS-OF DATE: 30SEPO2
ACCOUNT PGSITION APPRAISAL
ASSET 1D ASSET DESCRIPTION RATE  MATURITY DATE MKT PRICE
UNITS ~ LOCAL - UNIT €OST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS
" ORIGINAL FACE - BASE - UNIT €OST TOTAL €OST UNIT PRICE MARKET VALUE X FUND UNREAL 6N/LS
0.976053 156, 347.58 0.988249 158,301.06  0.01 1,953.48
8774 315,575.47 1.000000 315.575.47 1.000000 315'575.47  0.31 0,00
0.986225 311.228.50 0.988249 311.867.06  0.01 638,56
E2 233 hhh £ 2227 A 22 1 .'.'
0.00 0.00 0.00  0.00 0.00
- 0,00 000  0.00 0.00
683,108, 31 683,108.31 683,108.31  0.68 0.00
670,494.43 675,080,902  0.03 4.586.49
POUND_STERLING EXCHARGE RATE 0.635890
6744 54.808.30 1.000000 54,808.30 1.000000 54.808.30  0.12 0.00
1.551346 8502662 1.572599 86.191.48  0.00 1.164.86
6173 18.24 1.000000 18.24 1.000000 18,24 0.00 0,00
1.573465 2870 1.572599 2868  0.00 -0.02
6174 -4.176.15 1.000000 -4.176.15 1.000000 -4,176.15  -0.01 0.00
1.555536 ~5.496.15 1.572599 Z6567.41  0.00 ~71.26
50.650.39 50.650.39 50.650.39  0.11 " o.00
78.559.17 79.652.75  0.00 1.093.58
HONS_KONS_DOLLAR EXCHANGE RATE 7.799568
6744 133,087.86 1.000000 133,097.86 1.000000 133.087.86  0.30 0.00
0.128213 17.063.61 0.128212 17.063.49  0.00 -0.12
133,087.86 133.087.86 33.087.86 0.30 0.00
17,063 61 17.063.49  0.00 012
!!??NE§!6!.898§§§ EXCHANGE RATE 8993.997202
6744 132.15 1.000000 132.15 1.000000 132.15 100.00 0.00
0.000000 0.00 0.000111 0.01 0.00 0.01
132.15 132.15 00 0.00
0.00 o 0,01

STATE STREET.




<E6T1C . o
uso

- e RET!REHE'I‘I’ BOARD -COHPOS]TE

ACCOUHT POSITIOI APPRAISAL

oo PABE:T. 8
AS-OF DATE: 30SEPO2

ASSET 1D ASSET DESCRIPTION RATE- HATUBIT! DATE . nxt PRICE - v
. UNITS'  LOCAL ... UNIT. COSTY - TOTAL COST > DNIT PRICE  --: MARKET VALDE . X CURR UNREAL GN/LS
ORIGINAL FACE - - BASE .. - UNIT.COST .- TOTAL €OST :“:' "UNIT PRICE -~ MARKET YALUE. = X FUND - - UNREAL BN/LS
JAPANESE YEN EXCHANGE RATE 121.740048
6T44 8.411.393.00 1.000000 8.411,393.00 1.000000 8.411.393.00 0.16 0.
. . 0.008144 68.499.45 0.008214 69.093.06 0.00 593.61
6T73 -2.00 1. ~2.00 . 1.000000 ~2.00 0.00 -0.00
0.010000 -0.02 0.008214 v -0.02 0.00 0.00
6T74 3.695,623.00 1. 3.695,623.00. -1.000000 3.695.623.00 0.07 0.00
o - 0.00821 . 30.357.93 0.008214 '30,356.67 0.00 -1.26
12.107,014.00 12, 107 014.00 12.107.014.00 0.23 0.00
8.857.36 .. .7 99,449.71 0.00 592.35
HEXICAN PESO , EXCHANGE RATE 10.229493
6T44 711.53 1.000000 711.53 1.000000 711.53  100.00 0.00
0.097860 69.63 -~ 0.097757 69.56 0.00 07
711.53 711.53 711.53  100.00 0.00
. 69.56 0.00 -0.07
!E!.ZE&&Q!?.??E&&? EXCHANGE RATE 2.132201
‘6T44 0.07 1.000000 0.07 1.000000 6.07 100.00 0.00
. ; 0.428571 0.03 0.468999 0.03 0.00 .00
0.07 0.07 0.07 100.00 0.00
0.03 0.03 0.00 0.00
SWEDISH KRONA EXCHANGE RATE 9.272479
6T74 287.20 1.000000 - 287.20 1 oooooo, 287.20 0.00 0.00
0.106790 30.67 107846 30.9 .3
287.20 287.20 00
30.67 o%; 5; 0.30
TATE STREET.
6T1C - (T3 nztxnsnsnr BOARD = PAGE: 6
usb 1TE. AS—OF DATE: 30SEPO2
ACCOUNT POSITIDI APPRA!SAL
ASSET 1D ASSET DESCRIPTION nAT; ’ HATURJTY DATEw»nKT PRICE -
UNITS  LOCAL  UNIT. COST . JOTAL COST . UNIT PRICE : . MARKET VALUE % CURR UNREAL GN/LS
ORXGINAL FACE  BASE - UNIT COST . TOTAL COST ' - " 'UNIT PRICE 7 MARKET VALUE - X FUND - UNREAL GN/LS
SINGAPORE DOLLAR EXCHANGE RATE 1.777248
6T .49 1.000000 . 0.49 - 1.000000: 0;49° . 0.00 0.00
“ 9 0.571429 " 0.28 * 0:562668 ° 0.28 - 0.00 . 0.00
.49 0.49 0.49 0.00 0.00
0.49 0.28 ;. 0.28 0.00° 0.00
THAILAND BAHT EXCHANGE RATE 43.260015
4 377.7 1.000000 377.74 . -1.000000 377.74  100.00 0.00
sTa ' 0.025838 9.76 0.023116 8.73 0.00 -1.03
377.74 377.74 377.74 100.00 0.00
9.76 8.73 0.00 -1.03




